Any two events A and B with P (B) > 0
Discrete Random Variables
If X and Y are discrete random variables then the conditional pmf of X given Y = y p X|Y (x|y) = P (X = x|Y = y) = P (X = x, Y = y) P (Y = y)
Continuous Random Variable
Conditional probability density function of X given Y = y
Conditional expectation
Joint density of X and Y f (x, y) = ( 6xy(2 x y), 0 < x < 1, 0 < y < 1 0, otherwise
The marginal density
The conditional density ye xy , 0 < x < 1, 0 < y < 2 0, otherwise
Hence,
Example 3.
Joint density function of two continuous random variables X and Y is given by
